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tunately,  tliey  are  sensitive  to  outliers — see  Devlin  et  al.  (1975)- 


variance ,  leading  to  an  orthogonally  invariant  approach."  This  approach 


procedures  work;  (it)  their  performances  and  breakdown  properties;  and 


It  requires  some  complicated  Implementation  to  make  these 


HIM  subroutine  In  p-l+l  dimensional  space.  obta,n<-d  3nd  the  '-rH-gonal  matrix  Is  updated  using 


MAX  and  ACIA  projection  pursuit  procedures  was  patterned  after  that 


The  authorH  are  grateful  to  Professor  Peter  J.  Huber  for  his  guldence 


Tabl<  5.  1,000  *  bias  of  Covariance  Estimators  and  1,000  *  MSE  of  them  for  NOR 


DtST’N  1,000  *p  R  (KIN)  (MAX)  (ACIA)  (ARIA)  R  (MIN)  MAX)  (ACI A) (ARIA) 


